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1. Markov Chain Monte Carlo and Variational Inference: Bridging the gap
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log(p(z)) = log(p(z)) — Dxr(gs(2|2)[lp(2[2)) = Eg (sl [log(p(z, 2)) — log(gs(2[2))] (1)
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log(p(z, 2')) — log(ge (2|2))VEN T ArEafliiH, HERMEmATLLT .

HARBA TR AT LLHEAT 2 T, AR5 L — I 554
TR S AR R ) R

RAE T FIMCMC I 0 2500, SRIE IR TRE TTAS Bty = (20,21, .., 2r)» ASFRITET X AMCMCK
(1) 0 St AR 2

SCH P ) BB A% O ) 45 7 A«
q(2|z) = q(zo|2)TI]_ q(2¢ |21, 2) (2)
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y=1(20,---,2t-1) (3)
Eqy (21 llog(p(x, 2)) — log(ge(2|2))] = Eq,(y,r(2) [log(p(@, 21, y)) — log(as (v, 2r|z))]
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p(z, zr,y) = p(@, 2r)r(ylz, 2r) (4)
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